MATH180C: Introduction to
Stochastic Processes Il

Today: FSA for general MC

Next: PK 6.3, 6.6, Durrett 4.2

Week 3:
» homework 2 (due Friday April 15)

» HW 1 regrades: Wednesday April 13
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Exoample

Birth and F!eo\t\n process on {0,123
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Absorption probabilities foc finte state chatns
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Absorption probabilities for finte state chalns
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Kolmogorov equations
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